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In the present paper, in order to predict the claims reserves at first we propose several 
reserving models, including Chain–Ladder method , Additive method , LDF model, Cope 
-Cod method, GLM, Bayesian chain-ladder method and Bayesian BF method. And this paper 
gives assumptions of models , prediction formulas and prediction errors separately. It is clear 
that besides the estimate of the reserves , the prediction error which could be used to evaluate 
the risk of the reserving could be obtained .For estimating the prediction error of the different 
estimates , we will apply mean square prediction error and the bootstrapping technique. 
It is demonstrated that the forecasts for future claims reserves are very dependent on 
outlying observations . In this article，we use examples to compare the robustification at 
different methods with the outlying data.  
Detection alone is not enough to obtain a robust reserve estimate.And we also need to 
smooth the influence of the detected observations on the outstanding claims reserves. In this 
paper we use robust Chain–Ladder method that can recognize the outliers in the run-off 
triangle and that can smooth the influence of the detected observations on the outstanding 
claims reserves. 
And all programs are written in the statistical program R. 
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